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The mathematical and statistical tools needed in the rapidly growing quantitative finance field

With the rapid growth in quantitative finance, practitioners must achieve a high level of proficiency in math
and statistics. Mathematical Methods and Statistical Tools for Finance, part of the Frank J. Fabozzi Series,
has been created with this in mind. Designed to provide the tools needed to apply finance theory to real
world financial markets, this book offers a wealth of insights and guidance in practical applications.

It contains applications that are broader in scope from what is covered in a typical book on mathematical
techniques. Most books focus almost exclusively on derivatives pricing, the applications in this book cover
not only derivatives and asset pricing but also risk management—including credit risk management—and
portfolio management.

Includes an overview of the essential math and statistical skills required to succeed in quantitative finance●

Offers the basic mathematical concepts that apply to the field of quantitative finance, from sets and●

distances to functions and variables
The book also includes information on calculus, matrix algebra, differential equations, stochastic integrals,●

and much more
Written by Sergio Focardi, one of the world's leading authors in high-level finance●

Drawing on the author's perspectives as a practitioner and academic, each chapter of this book offers a solid
foundation in the mathematical tools and techniques need to succeed in today's dynamic world of finance.
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From reader reviews:

Brad Black:

Often the book Mathematical Methods for Finance: Tools for Asset and Risk Management has a lot of
information on it. So when you read this book you can get a lot of help. The book was written by the very
famous author. Tom makes some research previous to write this book. This specific book very easy to read
you will get the point easily after scanning this book.

Reginald McDade:

Do you have something that you prefer such as book? The e-book lovers usually prefer to select book like
comic, limited story and the biggest the first is novel. Now, why not trying Mathematical Methods for
Finance: Tools for Asset and Risk Management that give your satisfaction preference will be satisfied by
simply reading this book. Reading practice all over the world can be said as the opportunity for people to
know world better then how they react toward the world. It can't be said constantly that reading routine only
for the geeky person but for all of you who wants to end up being success person. So , for every you who
want to start reading through as your good habit, you can pick Mathematical Methods for Finance: Tools for
Asset and Risk Management become your own personal starter.

Marlene Childs:

On this era which is the greater man or woman or who has ability in doing something more are more
important than other. Do you want to become one of it? It is just simple method to have that. What you must
do is just spending your time not much but quite enough to have a look at some books. On the list of books
in the top collection in your reading list is definitely Mathematical Methods for Finance: Tools for Asset and
Risk Management. This book and that is qualified as The Hungry Inclines can get you closer in growing to
be precious person. By looking up and review this publication you can get many advantages.

Della McDonald:

As a university student exactly feel bored to reading. If their teacher requested them to go to the library or
make summary for some e-book, they are complained. Just very little students that has reading's spirit or real
their passion. They just do what the professor want, like asked to the library. They go to generally there but
nothing reading significantly. Any students feel that studying is not important, boring and also can't see
colorful images on there. Yeah, it is being complicated. Book is very important for yourself. As we know
that on this time, many ways to get whatever we would like. Likewise word says, ways to reach Chinese's
country. Therefore , this Mathematical Methods for Finance: Tools for Asset and Risk Management can
make you feel more interested to read.
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